In this note, we deal with such a [local] martingale only.
In [2] we have proved that if a 1, then the ratio inequality
M>Ẽ [ M >p exp { a ( -------) 2 } ] -_ C E [ M >p ]
is valid for every p>0. Our Proof.
Note that X = 0 a. s. on { Y = 0 } by the assumption. 
The first series of the right side converges and the second one is dominated by 6~(6~-1)* E[X~], so the proof is completed.
We are now going to prove the inequality: (2) P{M*>yX , for every y> 1 and ~>0.
This result is essentially due to R. Bañuelos [1] .
We shall give a more simple proof of it.
Lemma 2. 
